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discusses basic system properties, such as: 
Y stability and observability 
¥ dynamic programming formulations of 

optimal and adaptive control problems 
¥Y parameter estimation schemes and their 
convergence behavior 
¥ solution methods for rational expecta- 
tions models using martingale difter- 
ences. 


October 1989, 432 pages, $64.95 
ISBN: 0-12-058851-X 


Probability, Statistics, 
and Mathematics 


Papers in Honor of Sarnuel Karlin 
edited by 
T.W. Anderson, Krishna B. Athreya, 
and Donald L. Iglehart 

This volume, written in honor of Samuel 
Karlin’s 65th birthday (June 8, 1989), 
consists of 24, never-before-published 
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tions as well as probability theory and 
stochastic processes. The statistical arti- 
cles deal with both the exact sampiing 
theory and asymptotic analysis, and the 
articles in probability and stochastic 
processes treat a broad spectrum of topics, 
including the central limit theory for 
dependent and vector variables and the 
speed of convergence. Researchers from 
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and foundations will find this collection of 
interest. 
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Much of statistical methodology in 
multivariate analysis is concerned with 
models in which the underlying observ. 
tions are assumed independently to foll 
multivariate normal distributions. In pr: 
tice, the assumption of the normality is 
difficult to verify or simply may not be 
true. The object of this book is to devel 
a general systematic finite sample theor 
on the robustness of tests and to apply i 
many important testing problems com- 
monly considered under normality. 
March 1989, 208 pages, $44.95 
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Ridge type estimators are carefully di 
rived as special cases of Bayes, Mixed 
and Minimax estimators. This book co 
pares and contrasts the similarities and 
differences in the derivations and mat 
matical forms of the estimators resulti 
from these three different points of vie 
March 1990, c. 320 pages 
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